We present a general technique for obtaining bounds on the deviation of the optimal value of some stochastic combinatorial problems from their mean. As a particular application, we prove an exponential rate of convergence for the length of a shortest path through n random points in the unit square. This strengthens a previous result of Steele [St (1981b)].
Of course, this result is weak, compared with the exponential rate of convergence in Proposition 1.1. In ?2 we will see that in fact the two-dimensional case is the one which is difficult. It will follov that under very weak conditions, the rate of convergence is exponential whenever d : 2. For the two-dimensional case, somewhat stronger conditions will imply an exponential rate. These stronger conditions, however, seem to be satisfied by most of the "combinatorial optimization" functions f (e.g. they are valid in case f denotes the length of a shortest path). 
